The general problem of WALD's SPRT consists in the computation of its characteristics, e.g., the OC-function or the ASN-function. This especially holds for the grouped case considered here.
hypothesis H o or HI, respectively. We denote this SPRT by Sg(B,A).
The most important characteristics for evaluation of the statistical properties of our test are the operating characteristic function (OC-function) Qg((}) = E 8 8g, () E 8, and
(1) the average sample number function (ASN-function) E(JNg, (}E 8. If p(J(Lf, 8 0 , 8 1 = 1) < 1 then we have P(J(Ng < 00) = 1 and E(JNg < 00. Moreover, the WALD-WOLFOWITZTheorem holds. That means, the test 8g(B, A) minimizes the average sample number function for () = (}o and () = (}1 among all tests whose error probabilities are not greater than the error probabilities of WALD'S SPRT at () = (}o and () = (}1· The general problem of WALD's SPRT consists in the computation of its characteristics, e.g., the OC-function or the ASN-function. This especially holds for the grouped case considered here.
We will demonstrate that the so-called method of conjugated parameter pairs known from the non-grouped case (see [3] ) can be extended to the grouped case obtaining WALDlike approximations for the OC-and ASN-function. Moreover we will discuss some possibilities for the determination of optimal groupings. In this context the FISHER information and the so-called Foptimal groupings will play an important part. As example. we consider an SPRT based on grouped observations for the parameter of an exponential distribution and present corresponding F-optimal groupings. 
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xf =k with Abstract -This paper deals with sequential likelihood ratio tests based on grouped observations. It is demonstrated that the method of conjugated parameter pairs known from the non-grouped case can be extended to the grouped case obtaining Waldlike approximations -for the OC-and ASNfunction. For near hypotheses so-called F-optimal groupings are recommended. As example an SPRT based on grouped observations for the parameter of an exponentially distributed random variable is considered.
Index· Terms -Hypotheses testing; observations; sequential analysis by means of a sequential probability ratio test (SPRT).
In this context we suppose, that the random variables {Xi}~l can be observed only in a restricted manner as follows. Let 9 be a partition of the domain X of the random variables {Xi}~l in disjoint subsets XI, ... , X m , m~2, such that on each observation stage i, i = 1,2, ... , instead of Xi only a random variable xf can be observed defined by () E e. That means, instead of a special measured value we observe only a corresponding group number and we have a so-called grouped or classified observation scheme. The partition 9 of X is called a grouping.
In the following we consider a WALD SPRT for the hypotheses (1) based on observations of the random variables {Xf}~l. This test is defined as follows (see, e.g., [5] , [3] or [4] 
If we again assume that condition (4) holds approximately we obtain the so-called WALD approximation E 8 Ng for the average sample number EeNg: 
and
If condition (4) The WALD approximations for the ASN-function provide hints how a grouping does influence to the average sample size. While the numerator in (6) is independent on the grouping 9 the denominator depends on 9 via the expectation value E(JZI 9 6 6' This dependence can be used , 0, 1 optimizing the average sample number by means of an appropriate grouping for a given parameter value (). Especially, we get for our test corresponding small average sample sizes for (}o, (}1 or ()* in sense of the WALD approximations if a grouping 9 is chosen which maximizes I E 60 Z I 9 6 (} I, E(h Z1 9 6 (J' or, in case of E6* zf60 (Jl = 0, the 
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The method of conjugated parameter pairs is an effective method obtaining Waldlike approximations for the OC-and ASN-function for sequential likelihood ratio tests based on grouped observations. With respect to their bight efficiencies F-optimal groupings are recommended.
CONCLUSIONS
Since EoZI,oo,Ol < 0 and EoZI,oo,Ol > 0 for 8 < 1 and () > 1, respectively, the test should prefer the hypothesis H0 for the first case and the hypothesis HI for the second one. That means, the test should be most selective for parameter values in the neighbourhood of () = 1. This can be reached by means of F-optimal groupings for () = 1. Figure 1 shows the WALD approximations of the OCfunctions obtained by the method of conjugated parameter pairs of Section 2.4 for the tests Sgm (B*, A*), m = 2, .. , 10, based on . .~he F -optim~. inte~val groupings Qm of Table 1 . We see that grouping has only a slight influence on the WALD approximation of the OC-function. That means, the OC-function ofWALD's SPRT remains almost unaltered if we switch over from non-grouped to grouped observations. 
